A recent letter to the editor (Gross, 1969) prompts us to report on a distribution, defined on the positive real line, which has no moments. Some generalizations of this distribution are also considered. This distribution is defined as The distribution (2) has the interesting property that its percentiles are has moments up to order r-l. 
and hence (4)
Note that for distribution (1) , this gives t p for the pth percentile.
I sidering the distribution of the ratio of two independent exponential variables,
The distribution (1) was not created arbitrarily" It arose when we were con-
and -2- .-
If t is the pth percentile of the beta distribution with parameters
easily.
where This leads us to a "second" generalization of (1) . Suppose that Yi' are gamma variables with parameters 8., 13., i=1,2. That is,8 1 and 8 2 , then the pth percentile of the distribution of X is atp/(l-t p ).
this point we observe that if 8 1 =1, equation (12) which is identical to equation (2) .
Next, we briefly consider estimation of parameters for (12). Maximum likelimoment estimators may be used. For the special case 6 1 =6 2 =1, we have d where~(z) = dz In f(z+C) , which is the digamma function. Needless to say, these equations cannot be solved without the aid of a computer. When moments exist, the combinations of n and a. that were used in the study of the estimates .
If n=l, then &=X l . If n=2, &=VX l X 2 . The geometric mean is not the MLE in general.
However, it seems to be a good starting value for an iterative procedure. Other midranges. The last method calculates all possible midranges where X(j) is the jth order statistic from the sample. The median of the n(n+l)/2 midranges is then used as an estimate of a.. This method was suggested by Moses (2) . Some sampling experiments were done using these four methods. .e I -5- Table 1 Values of n for given ex. Twenty estimates of ex. were computed for each (ex.,n) pair. Some results are given in Table 2 . .e I -8-
